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Order Execution Summary Data Report

Share- Average Share-
Average Share- % Shares % Shares weighted Effective Average % Average % weighted
S&P Order Type Notional weighted Executed | Executed with Average % Average % Average % / Average Realized Realized Average
500 (M-Mkt; ML- Average Order Order Size Average at Quote Price Price Effective Quoted Quoted Spread after | Spread after 1 Execution
Flag Order Size (USD) Mktbl Lmt) Size (Shares) (USD) Midpoint or Better | Improvement | Improvement Spread Spread Spread % 15 Seconds Minute Speed (msec)
Y $20K - $50K ML 537.00 $29,132.25
Y All Under $200K ML 537.00 $29,132.25
Y $200K & Over ML 140,131.42 | $8,605,122.77
N $200K & Over M 7,833.33 $848,865.00 $754.64 0.00% 0.00% -0.0013% 0.0040% 0.0013% | 300.00% 0.0212% 0.0040% 21.000
N $10K - $20K ML 235.00 $10,269.50
N $20K - $50K ML 3,877.00 $38,931.94
N $50K - $200K ML 931575 | $108,678.17
N All Under $200K ML 4,199.27 $51,265.82
N $200K & Over ML 129,095.36 | $4,667,155.47




